Reducing pollution of environment is an important aim of this study, BoxJenkins models cannot predict volatility even if its residuals having ARCH effect, the GARCH (1,1) model have been used because the residuals of the mean equation has ARCH effect. Depending on GARCH (1,1) model we forecasted for sixty days respectively, the forecasted weight of waste is increasing it implies that the pollution of environment is also increased if the waste does not disposed of in a scientific way.
1-1 Introduction
There are several definitions of the term waste. The Solid wastes include substances originating from both human and animal activities, usually disposed it because they are no longer required and these useless materials (solid waste) consist of industrial, nonindustrial and domestic hazardous waste. For Examples of these solid waste are household organic rubbish, institutional rubbish, construction waste, and street surveys.
The World Health Organization (WHO) has defined waste as some of the things that its owner does not want it, and which haven't any benefit, English law defines it as any material resulting from any production process, or any material, equipment, broken, damaged, idle, contaminated material or any excess clothing. 
1-2 Type of Waste

1-3Factors influencing waste increase
1. The number of population: directly proportional to the amount of waste as the number of individuals increased the amount of waste produced by each individual and in the countryside where the waste generated in cities and urban areas are usually higher than in rural areas.
2. Industrial development: The increase in factories contributed to the provision of canned food, ready-made cups, spoons and plastic and paper dishes are not usable again made them a cause of accumulation of household waste.
Economic development:
The waste generated by the economic level of the country and the rapid urbanization and income levels of the population, which are the main factors in the waste disposal process, are affected.
Social conditions: Adhering to tribal customs and traditions by providing large
quantities of food and beverages during the occasions, holidays and orphanages and the absence of canned foods, which results in increasing the volume of household waste, especially organic ones.
Climate conditions:
The quantity of waste and the quality of waste generated vary according to the four seasons.
1-4 Waste management
The waste management principle is based on thinking not only on the disposal of waste, but also on finding solutions and ways of handling the huge amounts generated each day. Waste management has a set of foundations for applying this principle, including:
1. Reduce the use of raw materials.
2. Reuse of some solid waste components. [1] For building any ARCH or GARCH model in time series analysis the below steps are required:
Chapter Two
Methodology
2-1 Building a GARCH Model
1. Construct an appropriate first moment model using either an ARIMA, regression, or transfer function model, and use the residual series ( 
2-2 Testing GARCH Effects (Test of heteroscedasticity) [6] [4] [2]
The availability of ARCH/GARCH effects may give serious model miss-specification if they are ignored. Logically ignoring ARCH effects will give the identification of ARMA models that are over-parameterized. In addition, as with all forms of heteroscedasticity, Estimation assuming its absence will result in inappropriate standard errors of parameter estimates which are typically smaller than what they should be. Therefore it is important to check the presence of GARCH effects in time series modeling.
Two ways of testing GARCH effects are used. Number one is to check the Ljung-Box 
Where vt denotes the error term, m is a pre-specified positive integer, and n is the total number of observations in the series. Using [3] Taking that 
2-3 Normal Distribution
2-4 Volatility
Volatility is an important factor in options trading. Here volatility means the conditionalvariance of the underlying asset return. [3] If the Ljung-Box statistics and LaGrange multiplier (LM) test are significant, then conditional heteroscedasticity of 2 t a is present, and we need to identify an appropriate GARCH model for 2 t a . However since the GARCH (1,1) model has been shown to be appropriate in many empirical studies, we may employ the GARCH(1,1) model at the beginning of the analysis. As the model is estimated, diagnostic checking procedures may be followed to see if the GARCH (1,1) model is okay, or if the orders of the GARCH model should be increased or decreased. Instead of using this trial-and-error approach, we may use the following procedure for the definition of a GARCH model for the { 2 t a } series.
2-5 Identification of a GARCH Model
2-6 Ljung-Box Q-Statistic [1] [5] [4]
Adding to the visual inspection of the plotted autocorrelation, the Ljung-Box Q-Statistic is Used for diagnostic checking .The Ljung-Box Q-Statistic is defined by equation (2-2)
Where n is the number of observation, K is the largest lag used and rj is the sample autocorrelation function at lag j of an appropriate time series , for example. The Q-Statistic is a modification of the Box-Pierce test statistic, this was suggested for testing ARIMA and ARMA models both the test statistics are determined by the calculation of the sample autocorrelation function for the residuals from those models .the similar test statistic based on different calculation using the autocorrelation function will be high benefit for small sample applicability, it is defined as (2-4) 
And the conditional likelihood function given 
2-8 Model Checking of GARCH (r,m) [3]
For a GARCH model, the standardized shocks 
2-9
Existence of the GARCH (1,1) process [ 
5]
The GARCH(1,1) model is: Dividing by the square root of the conditional variance of t a from (2-11) . We got
Theorem 2-1 [5] :if the expectation of an infinite sum of non-negative random variables is finite , then the sum converges almost surely.
(see Lucas 1975 ,theorem 4,2,1 ,p. 80.)
We will use this theorem to find a condition under which the equations in (2-12) exists. Using the unconditional expectation of both sides, resulting in ) ( GARCH (1,1) Model [3] Forecasts of a GARCH model can be found by using methods similar to those of an ARMA model. Consider the GARCH (1, 1) model in assume that the forecast origin is n. For one-step-ahead forecast, we have 
2-10 Forecasting
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Chapter Three
Applications
3-1 Fitting mean equation model
The series of the study should be stationary, therefore the ADF test of the stationarity have been used as it is shown below in table (1): From the above table it is obviouse that the p-value is less than 0.05 that mean the series is stationary Figure (1 We achived two main assumptions of using GARCH model which are the stationary of the series and effect of ARCH in the mean equation mmodel then GARCH model can be used to forecat the volatility.
3-2 Fitting GARCH (1,1)
The GARCH (1,1) model have been runned, the results of its fit is shiown in table (4) below: 
4-1 Conclusions
1-GARCH model is more adequate for the series that its residuals are affected by ARCH. 2-Any time series models after fitting its residuals should be tested to figure out that there exist any pattern in the residuals or not. 3-GARCH models provides the forecasting for volatility for each observation.
4-2 Recommendations
In this paper according to forecasted values there exist an increasing of the weight of waste which implies that the environment will be in danger, therefor the stack holders must warring citizens through posters, T.V programs and seminars at the colleges to raised people awareness towards pollution of environment.
